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[BNP 7 3, PERP Corp

EERIRT

BBGO193TKIF2

S (BCLASS) ISIN USF1067PACOS
Ty e vl BY3233214
19 B A EURO-DOLLAR  &4%88ICoCo
T i uUsD Bk Bal
JIB{sz Jr Subordinated % REGS = BBB-
=E 7.750000 B ] j==1-4 BBB
CpndBSE &ke EAL T BBB-
F8y ISMA-30/360  Z%{T{H#% 100.0000 [[Z& =
EIHA SEE RRERTRA/ R
PERPETUAL CALL 08/16/29@100.00 usD 2,000,000.00 (M) /
RS 155 vield 7.750 Usb 2,000,000.00 (M)
' ggﬂg SrEsEE (1469)FIX-TO-VARIABLE BD BB /R
e EEEHE 08/08/2022 200,000.00/ 1,000.00
he pEgEE) Fi=1=| 08/16/2022 ||@EigE 1,000.00
wor offmEE |BE—EEE 08/16/2022 ||IREEIBT BNPP-sole
i Eﬁ%ﬂ F—EBH 02/16/2023 ||=asR TRACE
ﬁ%ﬁ%ﬁ%%%

Australia TTT G600 Brazil

Japan 81 3 4555 8900

W= ~ "BNP 7 % PERP, 4f % w84 -

1T 9% J000 Europe d4 Z0 TI30
Singspore 65 5212 1000

d5 50 ozod 1210 _Hona Ko ITT B000
uggrlghl 2022 Bloomh inance
T+

17271212 518 2500 - [P
00 GSBT-Z485- 17% 06-Sep-2022 12:00:57

SN 541636 HKT

* /& :Bloomberg

ABSORPTION | &JEI}HMT [-] &z [com [-] #ezeme (2R [-]
I | 10 |ms BE B
D O SI705 |NET_ABSORPTION_OFFICE N.A.
» 0Ol 51704 |GROSS_ABSORPTION_OFFICE N.A.
3 O| FO046 [ABSORPTION_RATE N.A.
4 O| DTO80 |CAPITAL_TRIGGER_TYPE Mechanical
5 O| DZ383 |CAPITAL_TYP_COCO_INITIA.. Common Equity Tier 1 Ratio
& O] DZ382 |CAPITAL_TYPE_COCO_ACTI.. Temporary Write Down

W= - "BNP 7 % PERP, {135

[BNP 7 2,

PERP Co rp

ES a1

* /% :Bloomberg

" No Notes

e Semi-Annually
EREE
7.75000% TR
E=RITHE
Bl
PSHREL
EiEEREE)
Fixed Rate {FEEERE
7.75000% FEiE Y
Day 16 BXARFES Normal
RIS Normal
Vemw  |FTESLERM] ISMA-30/360 RLECE
reme  |stEmEm
nLD O ENEE)
WF RSRMIEE ESS sl HEE=tEELE | ShEE: TEEEER EBR B
v REEERR 08/16/22 7.750% ISMA-30..JSemi-Annually
HEA 08/16/29 H15T5Y 4.899% ISMA-30../Semi-Annually|5 £
P—
Australia IT7T 8600 Brazil S5I1T 2355 SU00 Europe 44 Z0 7350 7500 Germany 49 BY SZ04 12T 3 Kong ‘5 2977 B0l

Japan 81 3 4565 8300

Wz -~ "BNP 7 % PERP

Singapore 65 6212 1000

u.s. 1 212 318 Z000

Copuright 2022
SN S41636 i g

HKT T+
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[BNP 7 3, PERP REGS Corp | ®E- | B5
12:06:39 O ALLXEL, @ ESAxe O oEE/EE 99 8
JINfE vs [T 3% 08/31/29 Govt | @ CBBT | 98-29 / 98-20+ 3.302 / 3.299 12:006
HrAgEmE EfE
UPCS  |AFIEE EE/EE EEER / EEEF BSz(F)x ASz(F) i)
BVAL [BVAL (81: 7) 99.581!/]99.852 7.828)/[7.777 X| 09/02]
TR 08.875) == 200 09,05
99.125 / 99.875 71.915/71.772 1,000x 1,000 12: 06
92,150/ 100,600 7.910/7.636 500x 500 12: 06
99.048/99.608 7.929/7.823 1,000x 1,000 12: 03
98,125 /100,125 8.107 /7.725 1,000 x 400 09:11
100,000/ 101,500 7.749/7.468 200x 200 07:19
EXCH |EXCHANGE TRADED.. 40,0000 / 200,0000 27,603/ -4.406 200 200 d12:00f
PSE  |PARIS STOCK EXC... 40,0000 / 2000000 27,603/ -4.406 200 200 d12;: 00
SEAP  |Seaport Global HL. 99.000 / 99.500 7.939/7.843 X 10:19
BTFQ |BBG MTF EU PreT.. 099,250/ 7.891/ 200x d09,/05
BBT3 |CBBT - FUTURES .. 93.79/99.55 7.979/7.834 X 09/05)
FRNK |FRAMKFURT EXCH .. 95.010/99.730 8.722/7.800 X d09/05
GERM |GERMAM EXCHANG.. 95.010/99.730 8.722/7.800 X d09,/05
BGHN  |BLOOMBERG GENE.. 99,477 /100,174 7.848/7.716 X 09,02
MZLN |MIZUHO EMEA . 99,125/ 99.875 7.915/7.772 X 09/02
BMFQ |BBG MTF Pre-Tra.. 99.620/ 7.821/ 200x d09/01
TRAC |FINRA - TRACE 100,500/ Last Trd 7.654/Last Trd xLast Trd d09/02]
TRMT |FINRA TRACE (»=.. 100,500 / Last Trd 7.654 /Last Trd 400x Last Trd d09,/02|
TRST |FINRA TRACE (<=.. 100,500/ Last Trd 7.654/Last Trd 400xLast Trd d09/02]
TRCM |FINRA TRAC 1MM+_. 100,275/ Last Trd 7.697 /Last Trd xLast Trd d08/31
TRLS |FINRA TRACE (»5.. 100,275/ Last Trd 7.697 /Last Trd 5,000+ xLast Trd dog/31

Australia &1 2 9777 8600 Brazil 5511 2395 S000 Europe 44 20 TI30 TSO0 Germany 45 69 9204 1210 Hong Kong 852 2977 600
Japan 81 3 4565 8300 Singapore 65 6212 1000 1 212 318 2000 Cof pgmght 2022 Blmnmberg Finance L.P.
an EaiaRs WeT AR RER7-7ARE-17% AE-San-7A%7 17.0&.249

* /& :Bloomberg

B -~ "KEBHNB 3 1/2 PERP, ¥ F#

KEEBHNE 2 % PERP 184.238
12:14
oo |

1%
[KEBHNE 3 % PERP Corp|

15 B
BE IS
FIGI BBGO12W3LYL2
EES $R1T (BCLASS) ISIN USY4596CW0 7
FeEo— ! HiE ERE168030
15 {FEEA 8T  EURD MTN Ba =
Bz A, KR = ush = BBB-
[l Ir Subordinated 7 REGS
== 3.500000 E il B2
CpniEZE S35 | _
FEr ISMA-30/360 ZE1TERE  100.0000 ||SS4THESEE
=8 s R T8E /B8
PERPETUAL CALL 10/19/26@100.00 usD 300,000.00 (M} /
REER FITRIZE  +240.90bp v T 0 7% 09/30/26 usD 300,000.00 (M)
gg THEER  (1469)FIX-TO-VARIABLE BD BN BB MR
somm  |EEAH 10/12/2021 200,000.00,/ 1,000.00
S ) =l=] 10/19/2021 ||HEEE 1,000.00
W LfEmEs  [B—4SEA 10/19/2021  ||[nEEEEIET JOINT LEADS
e skl —Z58A7 04/19/2022  ||sAgR TRACE
HEA DVD STOPPER
RS

Australia £1 2 9777 3600 Br\az:l 5511 3395 9000 Europe 44 20 7330 7500 Gernany 49 ] 9204 1210 HOI19 Kong §52 29?? 000
Japan &1 3 4565 900 Fingapore 65 6212 100 1212 315 2 Copuyright 2022 Eloombers Fin;
SN 541636 HKT GMT+E:00 H439-5255— 1?1 20—0Ct—2022 13:14:33
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g Eitae F o)

[bsorption | B=[EET -] &g [corp [-] msm [£2F - .

| | ID |mE v B8 gE

10 51705 [NET_ABSORPTION_OFFICE BRO=SILE M.A,

10| 51704 [GROSS_ABSORPTION_OFFICE Bkt E M.A,

10 FOo46 [ABSORPTION _RATE Sl M.A,

£ 0| DT80 [CAPITAL_TRIGGER_TYPE B aety Discretionary

0O DZ3IB3 [CAPITAL_TYP_COCO_INITIA. B Ag RUn o5 i Ehs i ey

i O DZ382 [CAPITAL_TYPE_COCO_ACTL. [Ea=BRuEaEiniss Permanent Write Down
10 B2194 [ARD_MET_ABSORPTION_OFF..\ARD S =By & M.A,

0 0| B2193 [ARD_GROSS_ABSORPTION_0..\ARD Sl & MLA,

% 0| sw3ll [BDS_DEBT_TYPES BOS B 4pal ETAEEs.

)

-~ TKEBHNB 3 1/2 PERP

% %49 % F o kik:Bloomberg

KEBHME 2 % PERP4784.238 -, 284 83,724 fB84. 751 0,388 /8. 047
k] 13:17 - - % -- BN
[KEBHME 3 % PERP Corp| #8€ | &=~ P 12/13 RSN &5
Mo Motes j 1f) 25
15 B
HH
SZTHEEE Semi-Annually
15 A 3.50000% ETEE
ELT=E
ElEEF28
B
BRER B E
A Fixed Rate FTEEEr
== - 3.50000% SEE
=B EREEER Mormal
B =18 LHEEER Mormal
2: SHEEGEIER ISMA-30/360 g
By pora e el
Tl ZEAFERE
W CF LpEsRE £ H EE e FIEETEEE | 1HEZE FaCEES _EFR| FER
=] 10/19/21 3.5004I5MA-30.|Semi -Annually
ﬁmgﬁ/& 10/19/26[H15T5Y 24094 ISMA-30../Semi -Annually[s &

Australia &1 2 9777 5600 Brazil 5511 2355 2000 Europe 44 20 7330 7500 Germeny 48 63 9204 1210 Hona kona 552 29?? 5000

Japan 51 3 4565 3200 Singapore 65 6212 1000 u.s. 1 212 315 2000

Copyrisht 2022 Eloombers Fin;

SN 541636 HET GMTHS:00 H438-5255- 1?1 20—0:! —2022 13:17:45

M~ - CKEBHNB 3 1/2 PERP, f % % t:4% § 732 » % & :Bloomberg

KEBHIE 3 % PERP {184.238 - 284 83.724 /84.751
D 13:19 X -
[KEEHNE 3 % PERP REGS Corp | FR:AfSiE « | &~

131946 DALdER @ E8ae DS/ SE
M v [T4 % 09/30/27 Govt | @CBET  93-29+ / 93-30 4.369 / 4.366
SHERETE |
(pPcs  AFEE SR/ &R Bt EEatl B5z(F) x ASz(F) i
|BGH  |BLOOMBERG GENE... 83.724|/|94.751 8.388//]8.047 | ¥ | | 13:19
[Byal |BvaL (argn &) 84.217|/|84.614 | 8,215//]8.084 [ [ | | 10719
82250/ 84,612 8,885 /8,003 ¥ 13:19
85.000 / 85,000 7.966/7.640 1,000 % 1,000 13:19
CEBA |CBET Tea Adjuste.. 83.745 / B4.369 8,381 /8.173 1,000 % 1,000 13:19
BGN  |BLOOMBERG GEME.. 83724 / 84751 8,388 /8,047 X 13:19
MUST |MUFG Securities . 84.263/ 84.273 £.199/8.1394 ¥ 10419
BvAL |BvAL (5 @) 84,217 / B4.614 8,215 /6,084 X 10419
BET3 |CBET - FUTURES .. 83.70 / 84.82 8,385 /8.016 X 10419

AR tralis,

B0 000 _Eurcpe 44 20 00 _Germend 49 60 5204 1210 Hong Fong
Japan &1 3 4565 200

i
angapor'e 65 6212 1000 U1 212 315 2000

i}
Copyright 2022 Eloombera Finance L.F.
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(2)E& %45 4 v qzic 4 i ¥ (Total Loss-Absorbing Capacity, TLAC)

SHERPANAFANT AR RS I NGREFTLACHS -2 £ if bif %
Aip#e s - TRE -9 TLAC FEXHEFHE R RFF AR
[T1(Basel TGO 2 ERE Rz aE 7 - Lehfamd > 23 8- &

W
"

AEEFE > RE TSP EFOTLACE A E b ig AR LA F ?;FS

- BT AES > It a2 w0 TLAC f 39 ik dAs kdxg o

D TRFREFERLAAEFFATRT AR AR PG REARY SREETE 2R
W& it {2 TR ARG 2 B > 1 g AR

[#5)]

v4 BNP Paribas *+ 2022 # 1 ? 37 @ (7 0% A3t A E A RAR H G " BNP
3.132 01/20/33, = bI( SR - ~B- s BREFR ZFE L AR FE 9075
kq'ﬁa"h'{(#ﬁ'%%';% H*’:,Ebh’@% a ?%Fﬁgizzfﬂﬁi};m}_):

2

BT 2022/1/20 v 100 ~ % ~ §F &5 & 100 £ ~ 2% % XOoRERESR
#3132 L H A S X E R TR Sy A F L E 3] 1,566 ~ o
- ERP 3182 EA(HREIZ) G SR A P LR Y R

B3 T (Gone Concern) » {7 i » LA ;732425 % » % 48 TLAC § ¥ = jodf
oML AR R FIRFGERS IFXPUJ WEEEF AL AF XD

A FWHYTRZETEY Y EFRAFE  FIELHF LR AT EH7
e TLAC ff 5 & & 2303 100 ~o e F A A r 5 11 #- £3434.452 ~»
HRPFARFETIACF A FAFREZHFCERF > Q44 65.548% > & A %
HFARBELFL > BPANTRAFIIRZBFEYEFRATFE - %%
ARk G > w85 TLAC § % » %34 % Baal (Moody’ s)ﬂfrA—(%%
¥ )2 B o g5 &) "BNP 7 % PERP | Jr. Subordinated #7CoCo Bond 3% 11 5
ZE O REREFRM Flt ek - B E A kot HFH g 7 TLAC § %

bt Hoorgf 7 60 CoCo Bond b ' ok 171K o

B- ~ "BNP 3.132 01/20/33, % ¥ > %ik:Bloomberg
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[BNP 3.132 01/20/33 Co

EESRT BBG01416Q2D9
(BCLASS) cusIp 09650278
= ISIN USG9659X2T85
122547 EURO-DOLLAR
EAsz/H.. FR o usD P Baal
&1z Sr Non Preferr.. &5 REGS E
i =5 3.132000 B =)
S Cpnjase &Rkt
— 8 ISMA-30/360  EZX{T{EiS 100.0000 |HBEEs
FI|HA 01/20/2033 RS {7/ REE
CALL 01/20/32@100.00 USD 1,250,000.00 (M) /
(B g TRy +140.00bp vs T 1 % 11/15/31 UsD 1,250,000.00 (M)
E‘;w =+&388)  (1010)FIX-TO-FLOAT BONDS BNE (S R
bl SEfEOHE 01/12/2022 200,000.00/ 1,000.00
L remm =R 01/20/2022 ||miRE 1,000.00
wer apgmns |E—EEH 01/20/2022 ||peEEIRiT BNPPAR-sole
el =12 07/20/2022 ||ep3R TRACE
%J‘é%%
RAusiralia ol Tr1 _ooud Brazil T 95 3000 Europe 44 20 72330 7To00 Germany 45 63 2204 T Hong Fong a7 eoon
Japan 81 3 4565 8300 Singapore 65 6212 1000 u.s. 1 212 ElgNzgg?EiiE HKTCDEy haozggé_Flegggb?;g ;&ngsg ZI52'Z: 1210735

W= ~ TBNP 3.132 01/20/33, & ¥ F3# » %k :Bloomberg

Mmac_  Issf emn | merEn []

L[ o B Bl
DO DZ210 [TOTAL_TIER_2_CAPITAL 981773886
50| DT910 [TLAC_MREL_DESIGNATION TLAC
3 O] DY381 |PAYMENT _RANK (o = =5
4 O] BL60S |BS_TLAC_REG_MIN_PCT_OF.. 22.03
5 0| DY0S56 |USE_OF_PROCEEDS FErAEER...
6 O BL317 |BS_PCT_OF_TLAC_RWA 26.00
7 O| BL606 |BS_TLAC_REG_MIN_LVRG-E.. 6.75
§ O DT683 |BAIL_IN_BOND_DESIGNATI.. Y
M= - "BNP 3.132 01/20/33, 1% £ %+ - % /& :Bloomberg
B Fre) e EE
19 BB A FE1 3.13200% EAFITHE
=2 HBITHE
Bl EERFEL
FeB2 Eafisms
e 3 E S e
=i osavic iy Fixed Rate SZ AT EEETTH
A= 3.13200% SEE
EEER EFAEER Normal
x FHEEAEEF] 1SMA-30/360 1T EEE
e |AEtEEE
S ENER)
CF IR S sl o MzotaRiE |[Sida=s T R ] T
R 01/20/22 3.132% ISMA-30..JSemi-Annually’
e 01/20/32|SOFRRATE | 1.561%ACT /360 |Quarterly =0

Tostralia E1 7 STT7 BEGO Bra=il ES1T 273 Grope mEng
Japsn 81 3 4565 8300 noapore 65 BZ1Z 1000 Uls. 1 ziz 218 2000 Copurlont 2022 Bloonbens Fin
Si Ba6 142 HKT TGI8 00 G50 Ba85- 171 OB e 2022 10101143
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